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The following points will be discussed: 
1. White noise (W.N.) calculus. 
2. W.N. version of the Bayes formula and of the Zakai equation. 
3. Solution of the filtering problem when the signal is a diffusion process. 
4. Infinite dimensional signal and observation processes: Existence and unique- 
ness of measure-valued quations governing the optimal filter. 
5. Robustness of the W.N. theory. 
6. Consistency of the W.N. theory with the stochastic alculus approach. 
Extremal Process as a Substitution for 'One-Sided Stable Process with Index O' 
Yuji Kasahara, University of Tsukuba, Ibaraki, Japan 
Let X~ (t), t >/0 (0 < a < 1) be a temporally homogeneous L6vy process with L6vy 
measure/z, (da)  = c~x ~-~I(x > 0) dx(X~(0) = 0). X, ( t )  is called a one-sided stable 
process (or subordinator) with index a and plays an important role in various limit 
theorems. Let us consider the extreme case as ~{0. 'One-sided stable process with 
index 0' does not make sense. However, S. Kotani noted the following fact: 
5f 
{X~(t)} ~ ) e(t) as a{O 
where e(t) is a nondecreasing process such that for every 0<~ t l~ <. .  -<~ tn and 
O~X 1~"  • "~Xn,  
P[e(tl)<<- x, , .  ., e(t,)<- x~] = F(x,)' ,F(x2)'~-', . . . F(xn)',,-~..-,, (*) 
where F(x )= e -~/x. A process with property (*) is called an extremal process (M. 
Dwass). 
In view of Kotani's remark we can expect hat under some situations the extremal 
process e(t) will play the role of 'one-sided stable process with index 0'. In this 
talk we will consider two well-known limit theorems and will see that they also hold 
even in the extreme case a = 0 if we change the normalizations and replace X, ( t )  
by e(t). 
First-Passage Percolation and Maximal Flows 
Harry Kesten, Cornell University, Ithaca, NY,  USA 
Let {t(e): e an edge of Z d} be an i.i.d, family of nonnegative random variables. 
In first-passage percolation (cf. [1-4]) t(e) is interpreted as the passage time of e. 
Set ao,n(bo.n) := passage time from 0 to (n, 0 , . . . ,  0) (to the hyperplane {x(1) = n}), 
and B(t)  := collection of vertices which can be reached from 0 in time t. The principal 
classical results state that for some constant /z =/z(F, d) and non random set 
